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~ The MAILING DATE of this communication appears on the cover sheet with the correspondence address- 

All claims being allowable, PROSECUTION ON THE MERITS IS (OR REMAINS) CLOSED in this application. If not included 
herewith (or previously mailed), a Notice of Allowance (PTOL-85) or other appropriate communication will be mailed in due course. THIS 
NOTICE OF ALLOWABILITY IS NOT A GRANT OF PATENT RIGHTS. This application is subject to withdrawal from issue at the initiative 
of the Office or upon petition by the applicant. See 37 CFR 1.313 and MPEP 1308. 

1 . This communication is responsive to Amendment filed on 06/02/2009 . 
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3. □ Acknowledgment is made of a claim for foreign priority under 35 U.S.C. § 119(a)-(d) or (f). 

a) □ All b)DSome* c) □ None of the: 

1. □ Certified copies of the priority documents have been received. 

2. □ Certified copies of the priority documents have been received in Application No. . 

3. □ Copies of the certified copies of the priority documents have been received in this national stage application from the 

International Bureau (PCT Rule 17.2(a)). 
* Certified copies not received: . 

Applicant has THREE MONTHS FROM THE "MAILING DATE" of this communication to file a reply complying with the requirements 
noted below. Failure to timely comply will result in ABANDONMENT of this application. 
THIS THREE-MONTH PERIOD IS NOT EXTENDABLE. 

4. □ A SUBSTITUTE OATH OR DECLARATION must be submitted. Note the attached EXAMINER'S AMENDMENT or NOTICE OF 

INFORMAL PATENT APPLICATION (PTO-152) which gives reason(s) why the oath or declaration is deficient. 

5. □ CORRECTED DRAWINGS ( as "replacement sheets") must be submitted. 

(a) □ including changes required by the Notice of Draftsperson's Patent Drawing Review ( PTO-948) attached 

1 ) □ hereto or 2) □ to Paper No./Mail Date . 

(b) □ including changes required by the attached Examiner's Amendment / Comment or in the Office action of 

Paper No./Mail Date . 

Identifying indicia such as the application number (see 37 CFR 1. 84(c)) should be written on the drawings in the front (not the back) of 
each sheet. Replacement sheet(s) should be labeled as such in the header according to 37 CFR 1.121(d). 

6. □ DEPOSIT OF and/or INFORMATION about the deposit of BIOLOGICAL MATERIAL must be submitted. Note the 

attached Examiner's comment regarding REQUIREMENT FOR THE DEPOSIT OF BIOLOGICAL MATERIAL. 
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4. □ Examiner's Comment Regarding Requirement for Deposit 

of Biological Material 
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Paper No./Mail Date . 
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9. □ Other . 
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DETAILED ACTION 

1. Claims 1, 3-8, 10-11, 13-16, 19-24, and 26-29, are presented for 
examination. Applicant filed amendment on 06/02/2009 amending claims 
1, 4-7, 11, 16, 19-21, 24, and 28-29; and canceling claims 9, 12, 18, and 
25. After carefully reviewing Applicant's amendment, Examiner withdraws 
the outstanding rejection of claims 1, 3-8, 10-11, 13-16, 19-24, and 26-29. 
Therefore, claims 1, 3-8, 10-11, 13-16, 19-24, and 26-29, are ALLOWED. 

Examiner's Amendment 

2. An examiner's amendment to the record appears below. Should the 
changes and/or additions be unacceptable to applicant, an amendment 
may be filed as provided by 37 CFR § 1.312. To ensure consideration of 
such an amendment, it MUST be submitted no later than the payment of 
the issue fee. 

Authorization for this examiner's amendment was given in a telephone 
interview with attorney Adam Faier on October 1 , 2009. 



IN THE CLAIMS : 
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1 . (Currently Amended) A method for dynamic quantity orders in an 
electronic trading environment, the method comprising: 

receiving a dynamic quantity order by a computing device of an electronic 
exchange, wherein the dynamic quantity order comprises a price and a desired 
order quantity, wherein the dynamic quantity order is associated with an order 
quantity by the computing device of the electronic exchange, wherein the order 
quantity is initially the desired order quantity, wherein the dynamic quantity order 
is placed into an order queue based on the price; 

estimating by the computing device of the electronic exchange a potential 
order quantity at the price , wherein the potential order quantity represents an 
estimate of an amount of quantity that will be filled at the price ; 

increasing by the computing device of the electronic exchange the order 
quantity to an increased order quantity based on the potential order quantity; and 

dynamically adjusting by the computing device of the electronic exchange 
the order quantity based on a total order quantity in the order queue at the price. 

2. (Cancelled) 

3. (Previously Presented) The method of claim 1 , wherein the order 
queue is processed by the electronic exchange such that orders are filled based on a pro- 
rata priority. 

4. (Previously Presented) The method of claim 3, further comprising: 

when the dynamic quantity order is received at the electronic exchange, 
assigning by the computing device of the electronic exchange a first weight 
parameter to the dynamic quantity order based on the desired order quantity and 
the total order quantity in the order queue, wherein the order quantity is increased 
to the increased order quantity further based on the first weight parameter. 

5. (Previously Presented) The method of claim 1, wherein the dynamic 
quantity order further comprises a percentage. 
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6. (Currently Amended) The method of claim 5, wherein the step of 
estimating the potential order quantity is further based on the percentage. 

7. (Currently Amended) The method of claim 1, wherein the step of 
estimating the potential order quantity is based on a default set by the electronic 
exchange. 

8. (Previously Presented) The method of claim 4, further comprising: 

when the order quantity associated with the dynamic quantity order is 
increased, assigning a second weight parameter to the dynamic quantity order, 
wherein the second weight parameter is determined based on the increased order 
quantity and a new total order quantity in the order queue at the price. 

9. (Cancelled) 

10. (Original) The method of claim 1, further comprising: 
detecting a filled order quantity associated with the dynamic quantity 

order; 

determining that the filled order quantity is not lower than the desired 
order quantity of the dynamic quantity order; and 

attempting to delete a remaining order quantity associated with the 
increased order quantity. 

1 1 . (Currently Amended) The method of claim 1 , further comprising: 
detecting a filled order quantity associated with the dynamic quantity 

order; 

determining that the filled order quantity is lower that than the desired 
order quantity of the dynamic quantity order; and 

dynamically adjusting the increased order quantity based on a new total 
order quantity in the order queue at the price. 
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12. (Cancelled) 

13. (Currently Amended) The method of claim 1, further comprising: 

applying a fee for increasing the order quantity to be paid by a trader 
associated with the dynamic quantity order for increasing the order quantity . 

14. (Currently Amended) The method of claim 13, wherein at least a portion 
of the fee is to be paid to the electronic exchange. 

15. (Currently Amended) The method of claim 13, wherein the fee is to be 
paid when at least a portion of the order quantity is filled. 

16. (Currently Amended) A method for dynamic quantity orders in an 
electronic trading environment, the method comprising: 

sending a dynamic quantity order by a client device to an electronic 
exchange, wherein the dynamic quantity order comprises a price and a desired 
order quantity to be filled ; 

receiving the dynamic quantity order by a computing device of the 
electronic exchange, wherein the dynamic quantity order is associated with an 
order quantity by the computing device of the electronic exchange, wherein the 
order quantity is initially the desired order quantity; 

placing by the computing device of the electronic exchange the dynamic 
quantity order in a pro-rata order queue at the price; 

estimating by the computing device of the electronic exchange a potential 
order quantity at the price , wherein the potential order quantity represents an 
estimate of an amount of quantity that will be filled at the price ; 

increasing by the computing device of the electronic exchange the order 
quantity of the dynamic quantity order based on the potential order quantity; and 

dynamically adjusting by the computing device of the electronic exchange 
the increased order quantity based on a current total order quantity in the pro- 
rata order queue at the price. 
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17-18. (Cancelled) 

19. (Currently Amended) The method of claim 16, further comprising: 

when the dynamic quantity order is received at the electronic exchange, 
assigning by the computing device of the electronic exchange a first weight 
parameter to the dynamic quantity order based on the desired order quantity and 
the current total available order quantity in the pro-rata order queue at the price, 
wherein the order quantity is increased to the increased order quantity further 
based on the first weight parameter. 

20. (Previously Presented) The method of claim 16, wherein the 
dynamic quantity order further comprises a percentage. 

21 . (Currently Amended) The method of claim 20, wherein the step of 
estimating the potential order quantity is further based on the percentage. 

22. (Currently Amended) The method of claim 19, further comprising: 

when the order quantity associated with the dynamic quantity order is 
increased, assigning a second weight parameter to the dynamic quantity order, 
wherein the second weight parameter is determined based on the increased order 
quantity and a new current total order quantity in the pro-rata order queue at the 
price. 

23. (Original) The method of claim 16, further comprising: 
detecting a filled order quantity associated with the dynamic quantity 

order; 

determining that the filled order quantity is not lower than the desired 
order quantity of the dynamic quantity order; and 

attempting to delete a remaining order quantity associated with the 
increased order quantity. 
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24. (Currently Amended) The method of claim 16, further comprising: 
detecting a filled order quantity associated with the dynamic quantity 

order; 

determining that the filled order quantity is lower than the desired order 
quantity of the dynamic quantity order; and 

dynamically adjusting the increased order quantity based on a new current 
total order quantity in the pro-rata order queue at the price. 

25. (Cancelled) 

26. (Currently Amended) The method of claim 16, further comprising: 

applying a fee for increasing the order quantity to be paid by a trader 
associated with the dynamic quantity order. 

27. (Currently Amended) The method of claim 26, wherein the fee is to be 
paid when at least a portion of the order quantity associated with the dynamic quantity 
order is filled. 

28. (Currently Amended) A computer readable medium having stored therein 
instructions executable by a processor to perform a method comprising: 

receiving a dynamic quantity order by a computing device of an electronic 
exchange, wherein the dynamic quantity order comprises a price and a desired 
order quantity, wherein the dynamic quantity order is associated with an order 
quantity by the computing device of the electronic exchange, wherein the order 
quantity is initially the desired order quantity, wherein the dynamic quantity order 
is placed into an order queue based on the price; 

estimating by the computing device of the electronic exchange a potential 
order quantity at the price , wherein the potential order quantity represents an 
estimate of an amount of quantity that will be filled at the price ; 

increasing by the computing device of the electronic exchange the order 
quantity to an increased order quantity based on the potential order quantity; and 
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dynamically adjusting by the computing device of the electronic exchange 
the order quantity based on a total order quantity in the order queue at the price. 

29. (Currently Amended) A computer readable medium having stored therein 
instructions executable by a processor to perform a method comprising: 

sending a dynamic quantity order by a client device to an electronic 
exchange, wherein the dynamic quantity order comprises a price and a desired 
order quantity to be filled ; 

receiving the dynamic quantity order by a computing device of the 
electronic exchange, wherein the dynamic quantity order is associated with an 
order quantity by the computing device of the electronic exchange, wherein the 
order quantity is initially the desired order quantity; 

placing by the computing device of the electronic exchange the dynamic 
quantity order in a pro-rata order queue at the price; 

estimating by the computing device of the electronic exchange a potential 
order quantity at the price , wherein the potential order quantity represents an 
estimate of an amount of quantity that will be filled at the price ; 

increasing by the computing device of the electronic exchange the order 
quantity of the dynamic quantity order based on the potential order quantity; and 

dynamically adjusting by the computing device of the electronic exchange 
the increased order quantity based on a current total order quantity in the pro- 
rata order queue at the price. 
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Allowable Subject Matter 

3. Claims 1, 3-8, 10-11, 13-16, 19-24, and 26-29, are allowed. The following 
is a statement of reasons for the indication of allowable subject matter: 

The claimed invention is directed to a method for adjusting dynamic 
quantity orders in an electronic trading environment. 

The prior art of record, Nordlicht et al., US patent publication No. 
2002/0194115 A1, teaches a system and a method for receiving a 
dynamic quantity order at an electronic exchange, wherein the dynamic 
quantity order is received in a message comprising a price and a desired 
order quantity, wherein the dynamic quantity order is associated with an 
order quantity, wherein the order quantity is initially the desired order 
quantity, and wherein the dynamic quantity order is sorted based on the 
price into an order queue; and dynamically adjusting at the electronic 
exchange the order quantity based on a total quantity in the order queue 
at the price. 

However, the prior art fails to teach a method for performing a sequence 
of steps of: "estimating a potential order quantity at the price, wherein the 
potential order quantity represents an estimate of an amount of quantity 
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that will be filled at the price," and "increasing the order quantity to an 
increased order quantity based on the potential order quantity." 

These features are found in independent claims 1, 16, 28, and 29. 
Therefore, independent claims 1,16, 28, and 29, are allowable. Claims 3- 
8, 10-11, and 13-15, are dependent claims depending from independent 
claim 1; and claims 19-24 and 26-27 are dependent claims depending 
from independent claim 16. Therefore, dependent claims 3-8, 10-11, 13- 
15, 19-24, and 26-27, are also allowable. 

Conclusion 

3. The prior art made of record and not relied upon is considered pertinent to 
applicant's disclosure. 

Foley (2003/0216932 A1) discloses automated trading of financial 
interests. 

Silverman (5,136,501) discloses anonymous matching system. 

Davidowitz (2004/0267655 A1) discloses method and system for initiating 
pairs trading across multiple market having automatic foreign exchange 
price hedge 
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Haslett, Tim; Osborne, Charles; Local Rules: Their Application in a 
Kanban System; International Journal of Operations & Production 
Management, v20n9 pp1 078-1 092 (2000) 

Thondavadi, Nandu N; Raza, Amir; Information Management Key to ISO 
9001; Molding Systems, v56n7 pp 20-25 (September 1998) 

Watts, Charles A; Hahn, Chan K; Sohn, Byung-Kyu; Monitoring the 
Performance of a Reorder Point System: A Control Chart Approach; 
International Journal of Operations & Production Management, v14n2 
PP51-61 (1994) 

McKague, Anne; Hooked on Technology; Canadian Datasystems, v23n10 
pp 24-26 (October 1991) 

4. Any inquiry concerning this communication or earlier communications from 
the examiner should be directed to VIRPI H. KANERVO whose telephone 
number is (571)272-9818. The examiner can normally be reached on 
Monday - Thursday, 8:00 a.m. - 5:00 p.m., EST. If attempts to reach the 
examiner by telephone are unsuccessful, the examiner's supervisor, 
Alexander G. Kalinowski can be reached on (571) 272-6771. The fax 
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phone number for the organization where this application or proceeding is 
assigned is 571-273-8300. 

5. Information regarding the status of an application may be obtained from 
the Patent Application Information Retrieval (PAIR) system. Status 
information for published applications may be obtained from either Private 
PAIR or Public PAIR. Status information for unpublished applications is 
available through Private PAIR only. For more information about the PAIR 
system, see http://pair-direct.uspto.gov. Should you have questions on 
access to the Private PAIR system, contact the Electronic Business 
Center (EBC) at 866-217-9197 (toll-free). If you would like assistance from 
a USPTO Customer Service Representative or access to the automated 
information system, call 800-786-9199 (IN USA OR CANADA) or 571-272- 
1000. 



Virpi H. Kanervo 

/Alexander Kalinowski/ 

Supervisory Patent Examiner, Art Unit 3691 



